
Accepted Manuscript

Statistics of bounded processes driven by Poisson white noise

S.I. Denisov, Yu.S. Bystrik

PII: S0378-4371(18)31299-8
DOI: https://doi.org/10.1016/j.physa.2018.09.158
Reference: PHYSA 20219

To appear in: Physica A

Received date : 9 July 2018
Revised date : 25 August 2018

Please cite this article as: S.I. Denisov, Yu.S. Bystrik, Statistics of bounded processes driven by
Poisson white noise, Physica A (2018), https://doi.org/10.1016/j.physa.2018.09.158

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service to
our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form.
Please note that during the production process errors may be discovered which could affect the
content, and all legal disclaimers that apply to the journal pertain.

https://doi.org/10.1016/j.physa.2018.09.158


 New class of bounded processes induced by Poisson white noise is 

introduced 

 Kolmogorov-Feller equation for the probability density of these processes is 

derived 

 General representation of the stationary probability density is found 

 Stationary Kolmogorov-Feller equation is solved in two particular cases 

 Analytical findings are validated by numerical simulations 
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